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Abstract:

Represent the random motion of stock prices traded on
the stock market an important indicator for judging the market
efficiency,, Which makes predicting future stock prices based
on historical data is complex,So the search targeted the
Egyptian financial market efficiency testing at low level,

By verifying that the Egyptian stock exchange's main index
returns follow a random walk.

Researcher using data daily to stock general index returns
during the period from 1 January 1998 until 14/12/2015 the
total number 4384 views view diary.Using a combination of
statistical methods and standard search found that the
Egyptian financial market is not efficient at low level, then
there is a possibility to forecast current and future prices based
on historical price data.
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